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r I Piedmont
I Natural Gas

June 9, 2017

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end
March 31, 2017.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.FurrOPiedmontng.corn

Enclosures

C: ORS
Pia Powers
Bruce Barkley
MaryBeth Tomlinson
Jim Jeffries

P.O. Box 33068 ~ Charlotte, North Carolina 28233
piedmontng.corn



Piedmont Natural Gas Company
Deferred Acct.-Hedging Program
Acct f/19101 (X2066)

SC Jan-17 Feb-17 Mar-17

Beginning Balance
Expenditures: BP

Purchase of Financial Instr.
Option Premium
Margin Requirement

Receipts:
Proceeds from positions

Expendfturesr ADhll

Purchase of Financial Instr.
Option Premium
Fees
Margin Requirement

Consuitant Fees
Service Fee
Program Development
Other

Receipts:
Proceeds from positions

Fees
Interest from brokerage acct.

PM Interest adj.
Transfer to COG Deferred Acct
Other
Balance before interest
Return calculated
Balance due (customer)/company
Transfer to 25304 Deferred Acct
Balance due after transfer
G/L Balance
GL Bsl. less Balance due / Difference
interest Calculation:
Avg. Balance for the month

Return rate for the month

131,730.00
1,660.00

(31,111.36)
1,999.50

746.00 746.00 746.00

8.20 16.40.

746.00 . 134,344.20 26,349.46

746.00
(746.00)

0.00
0.00

134,344.20
(134,344.20)

0.00
0.00

(2S,349.46)
2S,349.46

0.00
. 0.00

$ 373.00 $ 67,172.10 $ (14,'174.73)

~0.0000'0 P.PPPP% 0.0000%
$ .- $ - $

Annual allowed return rate 0.0000% 0.0000% 0.0000%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon
March 2017

16
11

8
6

13
15
12
16
32

'f29
15.50

1,999.50

A

A

A

A

A

A

A

A

A

2 of A'

Commission and Fees rate
Total Commission and Fees (Expenditures)

17,048.00
11,940.50
9,484.00
6,693.00

15,540.14
19,732.50
15,786.00

(47,112.00)~78.77 .CC

(29, t 11. 86)
(z) . ).999.50
(f) (31,111.36)

8
8
8
8
8
8
B

8
8
2 of 8's
Less: Fees (Expenditures)
Option Premium

Activl in Account

~cbt 7 ~ochh c
17,048.00
11,940.50
9,484.00
6,693.00

15,540.14
19,732.50
1) 5,786.00

2 of D's

18.40

36.80
1 25,336.00

221,615.34

96,224.14
47,'1 30,40

78,260.80

221,615.34 Z of c's

221,61 5. 34

(s)

2ofc's
2 of D's
PB'L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P((L and Cash Activity



ADM

ADM Investor Services, Inc.
A gabJidiary ofArcher Daniels IU/id!and Company
2100A Board of Trade Building
141 W. Jackson Boulevard
Chicago, IL 60604
WlNWADMIS.COM

IICNIHLYCOMMOOITY STATEMENT

STATESEHT DATE I MAR 31, 2017

ACCOUNT NOMBBRT 121 X2'068

8ALESNAN NUMBERS 121 X121

ZNTRODVCED BY: RBC WBALTR MANAGESSVIT
(704)264-2767

PZBDMONT NATURAL GAS Co
SOma CAROLZNA ACCOUNT
ATTN ROB THORNTON
Po BOX 33'068
CSILRLOTTS WC 28233-3060

18 YOU RAVB ANY CVESTZONS OR ZSSVES
REQARDZHQ YOUR STATEMENT THAT YOV
ARE UNABLE To RRSOLVB WZTS TOUR BROKER,
PLEASB CONTACT ADMXS CUSTOMER SERVXCE AT
1/800/654-0461 oc 312/242-7200.

~ * ~ » * ~ » * ~ Y 0 V R A C T 1 V 1 T Y T S 1 S M 0 N T 8 ~ » » » » » * * * * * * * *

DATB

3/02/'I

3/02/7

3/02/7

3/02/7

3/02/7

3/02/7

3/02/7

EX PRZCE/LEGHD CC

16

15

CJILI APR 17 NYN
QLOBRX TRADE
CALL Ill'7 HYM
QLOBEX TRADE
CALL JUN 17 NYM
GLOBEX TRADE
CALL OCT 17 NYM
QLOBEZ TRADE
CALL JAN 18 NYM
QLOBEX TRADE
APS TRADES
CALL FEEI 18 HYN
QLOBEX TRADE
CALI NAR 18 NYM
GZOBEX TRADE

NAT GAS 8 2800 C

NAT GAS 8 3050 C

NAT GA6 8 3250 C

IUIT GAS 8 3850 C'AT

QAS 8 5100 C

IUIT GAS 8 5300 C

NAZ GAS E 5500 C

NET PEEN US

NET 1'RBN US

NET PREM US

NET PREM US

NET PREM US

NET PREM US

LONG/BVY SSRT/SELT DESCRZPT1ON DMS1T

17,048.00

11,940.50

9,484.00

6F693.00

15, 540. 14

19,732.50

15,786.00

CRBDZT

3/03/7

3/28/7

3/28/7

3/28/7

3/28/7

16

32

EYER 16 NGJ 8 2800 CALL5
0 7LNO 02800
CALL APR 17 NYM IUIT GAS E 2800
GLOBEX TRADB
EXER 32 NGJ 8 2850 CATLS
07LNO 02850
CALL APR 17 HYN NAT GAS 8 2850
GLOBEX TRADB

CASE VS

ADJVSTMEHT VS

C EYER/ASSN Us

ADJUSTNEHT VS

C EXBR/ASSN Vs

18. 40

36.80

96,224.3.4

47,130.40

78,260.80

3/29/7
3/29/7

32 CALL APR 17 HYN NAT QAB 8 3350 C
WTRP OVT
WZRE TRANSFER DZSBURSED

BXP1RB VS
WZRESHT US 125,336.00

.00

~ ~ ~ » * » » » ~ * » » ~ » » 9 0 8 1 T Z 0 N 8 1 8 YOUR A 'CCOUNT
2/23/7
3/02/'7

2/23/7

3/02/7

32
11
43»

23
23»

8
8*

CALI NAY 17 NYM IULT GAB 8 3050 C
CALL MAY 17 NYM HAT GAS S 3050 C

OPTZON MARKET VALVE
60,200.00 ZZM BZPZRE 4/25/17
AVEIVIQB LONGS .1.0253

LAST TRADB DATE I 4/25/17

CALL NTUN 17 NYN NAT GAS 8 3200 C
OPTZON ISIUIXET VALVE

12,420. 00 LZM EXPZRN 5/25/17
AVRRAGE LONGS .11400

ZJIST TRADB DATE: 5/25/17

CALL JUN 17 IDIM NAT QAS 8 3250 C
OPTZON MILRXET VALVE

320. 00 LIM BXPZRR 5/25/17
AVBRAQE LONG: .11700

LAST TRADE DATES 5/25/17

.1010

.1070

. 2012

. 1140

.2022

.7.170

. 1766

US
Us

Us

64,384.00
22, 132. 00
86,516.00"

46,506.00
46,506.00»

7.4,128.00
14,128.00

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE TO IMMEOIATELV EXERCISE YOUR RIGHTTO HAVE DIFFERENCES OR
OSJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMEAIT THAT THIS STATEMENT IS CORRECTANO RATIFIED.
RETAIN»CA TAX RECORDS SOSAECTTO'IERNSANC CONCITIONSONR VERSE SITIE CODED SVNSOCSARE EXANNNED ON REVERSE SIDE



ADM
PAGE 2

ADM Investor Services, inc.
A,SIJhsidiary ofArcher Daniels Midland Company
2100A Board of Trade Building
141 W. Jackson Boulevard
Chicago, JL 60604
WWW.ADMIS.COM

MONIHLYCOMMODITY STATEMENT

STATEMENT DATBI MAR 3l., 2017

ACCOUNT HUMBERI 121 X2068

SALESMAN NOMBBRT 121 X121

ZNTRODUCBD BY: RBC NPJILTH MANAGBMRNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCODHT
ATTN ROB THORNTON
PD BOX 33068
CHARLOTTE NC 28233-3060

IP YOU SAVB ANY QVESTZONS OR ISSUBS
RBCOERDZNG YOUR STATSMENT THAT YOV
ARB UNASIJI TO REBOLVS NITS YOVR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
I/800/654-0461 oz 312/242-7200.

LONG/BUY SERT/SBLL DBSCRZPTZOH BX PRZCB/LEQND CC DEBIT CRBDZT

2/23/7

11/10/6

5/13/6

11/10/6

11/10/6

11/10/6

3/02/7

2/23/7

21
als

8
8*

11
11*

7
7*

7
7s

4
4*

12
12 ~

CALL JVL 17 HYM NAT GAS E 3350 C
OPTION MARKET VALUE

EXPIRE 6/2'1/1'I
AVBRAQB LONG: .11500

LAST TRADE DATES 6/2'I/17

CALL JUN 17 NYM NAT GAS E 3500 C
OPTION IUIRKET VALUB

EXPZRB 5/25/I7
JEVERAGB LONGS . 10'000

LA6T TRADB DATE: 5/25/1'7

CALI IOEY 17 NYM NAT GAS E 3550 C
OPTION MARKET VALUE

EXPIRB 4/25/27
AVBRAGB LONG: .11250

LAST TRADE DAIEI 4l25/17

CALL OUL 3.7 NYEI HAT GAS B 3600 C
03'TION MARKET VIELUE

EXPIRB 6/27/17
AVERAGE LONG: .30400

IAST TRADB DATE: 6/27/3.7

CALL AUG 17 NYN NAT GAS B 3650 C
OPTION ICARKET VALUE

Exl IRE 7/a6/17
AVERAGE LONG: 10800

LAST TRADE DATBI 7/26/17

CALL SBP 17 HYI4 NAT GAS 8 3700 C
OPTION MARKET VALUE

BXPZRE. 8/28/17
AVSIUEGB LONGE .11500

IJIST TRADE DATES 8/28/I'l
CALL OCT 17 NYM NAT QAS E 3850 C

OPTION NARKSI'ALUE
EXPIRE 9/26/17

ATIERAQE LONGE . 11000

IAST TRADB'ATE: 9/26/17

CALL DEC 17 NYH NAT QAS E 4200 C
OPTZON MARKET VALUE

BXI'IRR 11/2'7/17
AVRRAGR LONGE . 12600

ZJIST TRADE DATBI 11/27/17

. 1150 U6

. 1995

. 1000 US

.ooao

.1125 VS

.0203

.1040 VS

.1091

. 1080 US

.1306

. 1150 US

.1435

. 1100 US

.1281

.1260 V6

.1706

41,895.00
41,895.00*

6,6a4.0o
6,6ao.oo*

2,233.00
2,233.00 ~

7. 637. 00
7,637.00*

9, 142. 00
9,142.00*

5,140.00
5,740.00s

1,686.00
7,686.00*

20,472.0020,4'72.0'UEASE

REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAIN FOR TAN RECORDS SIJSJECTTO ERMSANCCONDIIIONSONREVERSE SIDE CODED STMSO S ARE EXPLAINED ON REVERSE SIDE



AI3M
PAGB 3

ADM investor Services, Inc.
A babsidiaiy ofArcher Daniels Midland Company
2 {00A Board of Trade Building
141 W. tackson Boulevar{t
Chicago, IL 60604
WWW.ADMIS.CON

MONDILYCOSIIMOD ITY STATE MENT

STATEMENT DATB I KIR 31, 2017

ILCCOUNT NUMBERS 121 X2068

SALESIEAN NUMBERS 121 X121

IBTRODUCBD BY& RDC NBAT,TB NANAQENENT
{704)264-2767

PXEDMONT NATURAL GAS Co
SOVTE CAROI IKL ACCOUNT
ATTN ROB TBORNTON
po aox 33068
CNARZOTTE NC 28233-3060

XP 'SOV BILVE ABY QUBBTXONS OR ISSUES
REGARDXNQ Yoaa STATEMENT TEAT Yov
ARE UNABLE TO RBSOLVB MITE YOUR BROKER,
PLEASE CONTACT ADMXS CUSTOMER SERVI'CB AT
I/800/654-0461 ox 312/242-7200.

11/14/6

EX PRXCE/LBQND CC

11
11»

CALL NOV 17 NYM NAT GAS E 4250 C
OPTION MARKET VALVB

EXPIRE 10/26/17
AVBKLGB LONG: . 11800

ZAST TKLDE DATE: 10/26/17

. 1180 VS

. 1041

LONG/BUY SBRT/SELL DESCRZPTXON DBSXT CREDXT

11,451. 00
11,451.00'/02/7

13
13»

CALX JAN 18 NYM NAT GAS E 5100 C .11798958 US
OPTZON MARKET VALVB . 1177

BXPZRE 12/26/17
AVEKLGE LONGS .11798

IAST TRADE DATBI 12/26/17

15, 301. 00
15, 301. 00*

3/02/7

3/02/7

15
15»

12
12*

CAI,I. PBB 18 NYM NAT GAS E 5300 C
OPTZON MARKET VALUE

BXPZRE I/26/18
AVERAGE LONGS .13000

LIEST TRADE DATBI 1/26/18

CALL MAR 3.8 NYN NAT QAS E 5500 C
OPTION MARKET VALVB

BXPIRR 2/23/18
AVBRAGE LONGI . 13000

LAST TRADB SATB: 2/23/18

.1300 US

.1342

.1300 US

. 1341

20, 130. 00
20, 130. 00*

16,092.00
16,092.00*

1. BEGINNZNG ACCT BALANCE
2. PAL AND CASE ACTIVZTY
3. BNDING ACCT BALIUICS
5. NET OE'TZON PREMIUM
8. OPTIONS MARKET VALUE

9 ~ ACCT VALOR AT MARKET
11. CONVER1BD ACCT VALUE US

~ » ~ SEQ USD * ~ *
.00
.00
.00

29, 111. 86
311,553.00

311,553.00
311,553. 00

* ~ » ~ MONTE * " * * YIVLR"TO.DATB *»*

O'PTXON PRENIVI{ 29.3.11.86 104,406.54-

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
RETAIN AOR TAX RECOROS svaIEOI To TERNsANo co»orna»so»RETERss aIOE Camo S Taao SANE ESALAINEO ON REVERSE SIDE



ADM
PAGB 4

/(LDM Investor Services, Inc.
J( 6)'absidiary oj/(rcher Daniels Midland Company
2100A Board of Trade Building
141 W. Jackson Boulevard
Chicago, (L 60604
WWW.ADMIS.COM

MONTHLY COMMODITY STATEMENT

STATEMENT DATBT MAR 31, 2017

ACCOUNT NUMBERS 121 X20 6 8

SALESMAN NUMBERS 121 X121

INTRODUCBD BYT RBC WEALTH MANAQEHEBT
(704)264-2767

'PIEDMOIET NATURAL OILS CO
BOUTS CAROLINA ACCOIJNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 20233 3060

ZP Yotl RILVE JIH1 QURSTZOlrS .OR ISSUES
RRGILRDZMQ Yot)R STATEMSNT TBILT Y'OU

ARB UNABLE TO RESOZVB WITH YOUR BROKER,
PLPASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0467. Oo 312/242-7200,

~ I ~ I ~ I I I I * * * ~ * ~ * * * * I I I ~ I * * * * * * ~

* EPPECTIVE JANUARY 1ST, 2017 TEB CMB CLBARINQ AHD BXCHAHGS
* PRES WILL BE CONSOIZDATSD AHD RBPORTED UNDER BXCHANGB FBBS.

TBB OVERALL PEB CHARGES WZI,L REIOLZN THE SAME.
* ZP Yotl NILVE ANY QUESTZONS, ZZ,EILSR CONTACT YOUR BROKER.

* * I I * ~ I I
* I

* *
*

~ ADMZS WILL ZMPLBMBNT A QUARTBRIY 615.00 INACTZVZTT YBE
I BEGINNING MARCH 31, 2017 FOR JELL ACCOUNTS TEAT HAVE NOT
* TRADED POR A PERIOD OP 1-YEAR (BEDGB ACCTS -- 2 YEARS) .
~ PLEASE COBTACT YOUR BROKBR POR ADDITIONAL ZHPoiUOLTZON.
*
* I I * I I I I I I I I I I * * * I ~ ~ * ~ ~ I * I * * ~ *

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENTTHAT THIS STATEMENT IS CORRECTAND RATIFIED.
RETAIN FOR TAX RE CO ADO SUBJECT TO TERMS AND CONDITIONS ON REVERSE SIDE CODED STMBOLSARE EXPLAINED OTJ JIEUERW SiDE



South Carolina May-201 6/April-201 7 Review
Report ss ot 8/31/201T Close

Period Tool Counterparty Original Trade
Date

MMBtus
Purchased
Per Month

Striae/Rxed.
Pdce

I purchase
Pflos

Purchase
Cost/Proceeds

Trade I
Explragon Date

Expiration
Pdee

Realized
Value

Nst Value Realized
Gain or (Loss)

May.16

May-16

May-16

May-16

Jun-16
Jlrrr-16

Jlrrr-16

Jtar-16
Jd-16
Jul-I 6
Jul-I 6

Call

Call

Cell

Call

Call

Call

Call

Cat

NYMEX

NYMEX

NYMEX

NYMEX

'YMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

430/2015
$22/2015

'I 0/28/20'I5

12/I 0/2015
6/3/20'15

I C/5/201 5

I 0/27/201 5

12/14ROI5
6/30/2015
7RT/2015

10/27/2015

120,000
110,000

110,000
150,000

80,000
TD,OO)

80,000
70,000
70,000
70,000

$3.70

$3.25

$3.10

$3.75

$2.95

$0.1370

$0.1100

SD.1280

$0.1070

$0.1040

$0.0910
$0.1300

$0.1230
S0.1510

$30,140.00
$1 3,200.M
$1 1,330.00

$1 0,230.00

$19,200.00

$8,560.00
$7,280.00

$7,280.00

$9,100.00

$8,610.00
SI 0,570.00

04/22/2016 E

'4/26/2016E

04/2ergot6 E
04/282016 E

05/25/2016 E
05/25/2016 E

05/2R2016 E

05/25/2016 E

06/27/2015 E

06/27/2018 E

OSRT/201 6 E

$0 000

$0.000

$0

($30,140.00)

($13,200.00)

($11,330.00)

($10.230.00)
(819,2GLCO)

($8,560.M)

($7,280.00)

($7.280.00)

($9,100.00)

($8,61 O.CO)

($1 0,570.00)

$186.00

$ 1 70.50

$1 70.50

$232.50
$124.00

$108.50
8124.00
$108.50

$108.50

$1M.50
Jul-I 6
Jul-16

Can NYMEX

Call 'YMFX
I O28/20 I 5

12/I 7/2015
70,000
70,000 $2.75

$7,210.00

$8,510.00
OBRT/2016 E

06/27/2016 E

($7,210.00)

($6,51 0.00
$1 D8.50

SIDS.50
Aug-16

Aug-16

/WOIB

SNFIS
Sep 16

Sep 16

Cat
Call

Call

Can

Cell

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYME

NYMEX

IIYMEX

8/4/2DI 5

9 015
10/27/2015

10/28/201 5
12/I 7/2015
8/31/201 5
9/22/201 5

10/27/2015
I 015

80,000
70,MD

BD,DCD

TD,DDD

40,000
40,000

40,000

$3.20

$2.90

S3.65
83.50
SLOO

$2.95

X.tSIO
$0.11SO

$0.1040

$0.1520

$0.1230

$0.1130

$0.1520

$1 0,480.00
$7,910.00

$8,320.00

$1 0,640.00
$7,440.00
$4,920.00
$4,520.00

OTI28ROIS E

DTRBROI 8 E

07/28ROI 8 E

07/28/2016 E

07/25R016 E

08/26/2016 E

OBROR016 E

08/26/201 6 E

08/26/2016 E

$0

($1 0,4!0:00
($7,910.00

($1 0,640.00

($ ,440.00

($4,920,00)

($4,520.00
(54,860.00
(SS,MO.M

S124.00
SIMSD

$1 08.50

$124 00

$46.50

Sap.le
NYMEX

Call (Sold) RYMEX

NYMEX

12/IBR015
6/2018

tiyl 15

40,000 $2.80 S0.0870 $3,480.00
(SG07'10) '$2,810.00)

$0.1180

08/26/201 8 E

08/26/201 6 E

09/27/2M 6

(33480.00)
$2,840.00

($7,080.00)

Cd.le
Cd.16
Cct.le

Cell

Gall

Call

NYMEX

NYMFX

NYMEX

NYMEX

ID/SROI 5

10/28/2015
I2/teROI5

70,0X

70,000

50.1110

$0.1 550

$0.0930

2/,770.00
$9.T20.00

$10,850.00

$5.58ILOO

09/27/201 8 E
09/27RD'16 E
0%27/2016 E
IN27RQI 8 E

($7,770,00)

($9,720,00)

($10„850.00)

($5,5dloo)

$108.50

$108.60

Gdr16 Call(Sold) NYMEX BRTROIB 60,000 $0 1460 ($8,760.00) 0$27ROI 8 E
Nov-16 NYMEX I I/32015 440.000 $0 1120 $49,280.00 10/26/2016 ($49,230.00)
Nov-16

Dec 16

Dec-16
Dec-16
Jan-17
Jan-17
Jan-17
Jan-17
Jan-I 7
Feb-17
Feb.17

NYMEX

NYMEX

NYMEX

I Call (Sold) NYMEX

Gall

Call

NYMEX

NYMEX

Cag (Sdd) NYMEX

Call NYMEX

Call (Sold) NYMEX

NYMEX

Call NYMEX

I 0/SI201 6
12/I/2015

12/I 6/201 5
11/3/2016

I I/25/2016
I/4/2016

2/23/201 6

12/27/2016
I I /3/201 6

12/27/2016
2/IR016

2/23/201 6

110,000

130,000
280,000
140,000
140,000

310,000

2.75
52.75

$3.60
$3.30

54.10

$0.1180
50.1110
$0.1020

$0.1795

($0.3350)

$0.1150

$0.1040

($0.1610)

$0.1200
(S0.461 0)
S0.1130

8choco,oo
$42,180.00

$18,260.00

($43,550.00)

$32,2dloo
$14,560.00

($22,540.00)

$33,600.00

($129,080.00)

$35, .00

$1 6,960.00

10/26/2016
11/25/2018 E

I/25ROI 6
I I/25ROIO E

I I/25ROIS E

12/27/20t6 E

I TRTROIB E

12/27/201 8 E

12/27/2018 E

12/27/2018 E

I/26/201 7 E

01/26/201 7 E

50.000

SO.OX

$0

($1 2,980.00)

($42,180.00)
(SIS,260.00
($ ,335.00)

$43,550.00

($32.200.00)

($14,560.00)

$22,540.00

($33,6CO.OO)

$129,DBD,DD

($35,030.00)

($16,98O00)

$170.50

$201.50
$201.50

$201.50

$434.00
S217.DO

$217.DO

$434.00

$434.00

$480.50

Feb.17
Mar-17

Mar-I 7

AprwR

Apr-17

Call

Call

Call

Call

NYMEX

NYMEX

NYMEX

NYMEX

I IRROI6
NEI201 6

11/3/201 6

3/31/201 6
4/7/201 6

310,000
390,000
260,000

$0.1200
SD:I 040

$0 1170

$0. 11 30

$0.1050

$37,2M.OO

$40,560.00

$30,420.00

$18,080.00

$16,80000

DIR6/20'17 E

02/23/201 7 E

02/23/201 7 E

03/28/20'I7 E

OMB/201 7 E

($37,200.00)

($40.560.00)

($30,420.00)

$1 8,080.00)

($16,800.00)

$480.50

$604.50

$403.00

$248.00

$24S.DO

Apr-17
Apr-17

Apr-I 7

Apr.17

SUMMARY:

Call NYMEX

Call (Sold) NYMEX

NYMEX

Call (Sold) NYMEX

3/2/201 7

3/28/201 7

2/23/201 7
3/28/201 7

I 600M
16D,OOO

320,000

$0.1050

($0.2960)

($0.2460)

$1 6,800.00

($47,360.00)

($78.720.00)

03/28/201 E

03/28R017 E

03/28/2017 E

MRO2017 E

$0

$0
($16,800.00)

$47,360 Co

($33,920.00)

$78,720.00

($393,185.00)

$248.00

$248.00

Sl 1.51 6.50



South Carolina
Report as of 3/31/201 7 Close

Period

Closed Positions - Ma -2002/April-2003 Review
Closed Positions - Ma -2003/April-2004 Revi'ew

Closed Positions - Ma -2004/A riL-2005 Review
Closed Positions - Ma -2005/A'pril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed,Positions - Ma -2007/8 ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/April-2011 Review
Closed Positions - Ma -2011/A dil-2012 Review
Closed Positions - Ma -2012/April-2013 Review
Closed. Positions - Ma -2013/A ril-2014 Review
Closed Positions - Ma -2014/Apnp2015 Review
Closed Positions - Ma -2015/April-201 6 Review
Closed Positions - May-201 6/April-2017 Review
Total Closed PosiUons Review Pediods
Open Positions Total
Closed/Open Posfion TOTALS

Original Purchase
Cost/Proceeds

$949,450.00
$1,065,640.00

$851,680.00
$2,463,690.00
$3,369,220.00
$2,908,420.DO
$3,446,030.00
$3,599,735.00
$2,240,76D.UD

$1,339,250.00
$967,950.00

($574,21'6.37)
$435,179.27
$841.$35,25

393,185.00
24,297,608.15

228,773.64
24,526,381.79

Realized Value

$2,424,270.00
$400,810.00
$795,290.00

$4,925,500.00
($1,385,730.00)

$1,1'59,981.00
$6,147,835.00)

($12,587,530.00)
($3,938,546.00)

$0.00
$0.00
$0.00
$0.00
$0.00

0.00
14,353,790.00

311,553.00
14,042,237.00

Net Value Realized
Gainer Loss

$1,474,820.00
($664,830.00)

($56,390.00)
$2,461;810.00

($4,754,950.00)
($1,748,439.00)
($9,593,865.00)

($16,187,265.00)
($6, 129.306.00)
($1,339,250.00)

($967,950.00)
$574,21 6.37

($435,179.27)
($841,635.25)
($393,185.00)

38,651,398.1 5
82,779.36

38,568,618.79



Open Positions - South Carolina

Report as of 3/31/2017 Close

Strike/FixedPeriod Tool Counterpart)t 'Trade Date 'urchased Per
Month

Purchase Purchase Trade l Expiration NYMEX Market
Price Cost/Proceeds Date Price

Net Value vs.
Market Value Current Market

Value
May-17 Call NYMEX 5/13/2016 110,000 $3.55 $0.1125 $12,375.00 04/25/20 f 7 E $0.0203 $2,233.00 ($10,142.00)
May-17 Call NYMEX 2/23/2017 320,000 $3.05 $0.1010

110,000 $3.05 $0.10TQMay-17 Call NYMEX 3/2/2017
$32,320.00 04I25/2017 E $0.2012

$1 l,770.00 04/25I2017 E $0.2012
$64,384.00

$22, 132.00
$32,064.00
$10,362.00

Juii 1T Call NYMEX 11/10/2016 60,000 $3.50 $0.1000 $8 000.00 05I25I2017 E $0.0828 $6,624.00 ($1,376.00)
Jun-iy Call NYMEX 2/23/2017 230,000 $3.20 SQ.1140 $26,220.00 Q5/25/2017 E $0.2022 $46,506.00 $20,286.00
Jun-17 Cail NYMEX 3/2/2017 BD,DOO $3.25 $0.1170 $9,360.00 05r25/20 1 7 E $0.1766 $14,128.00 $4,768.00
Jul-17 Call NYMEX 11/10/2D16 70,000 $3.60 $Q 1040 $7,280.00 06/27/2017 E $0.1091 $7,637.00 $357.0D
Jul-17 Call NYMEX 2/23/2017 210,000 $3.35 $0.115D $24,150.00 06/27/2017 E $0.1995 $41,895.00 $17,745.00
Aug-17 Calf NYMEX 11/10/2016
Se -17 Call NYMEX 11/10/2016

TO,OOD $3.65 $0.1080
40,00D $3.70 $0.1150

$7,560.00 07/28/2017 E

$4,600.00 08/28/20fy E $0, 1435 $5,740.00 $ i,140.00
$0.1306 $9,142.00 $ 1,582.00

Oct-17 Cali NYMEX 3/2/2017 60,000 $3.85 $0.1100 $6,600.00 09/26I2017 E $0.1281 $7,586.00 $ 1,066.00
Nov-17 Calf NYMEX 11/14/2016 11D,ODD $4.25 $0.1180 $12,980.00 10/26I2017 E $0.1041 $11,451.00 $ 1,529.00
Dec-17 Call NYMEX 2/23/20 1 7 120,000 $4.20 $0.1260 $ 15,120.00 11/27/2017 E $0.1706 $20,472.00 $5,352.00
Jan-1 8 Cali NYMEX 3/2/2017 130,000 $5.10 $D.1180 $ 15,338.64 12/26I2017 E $0.1177 $15,301.00 $37.84
Feb-16 Call NYMEX 3/2/2017 160,000 $5.30 $0. f 300 $19,500.00 01I28I2Q16 E $0r1342 $20 130.00 $630.00
Mar-18

SUMMARY;

Call NYMEX 3/2/2017 120,00D $5.50 $0.1300

2,010,000
$ 15,600.00 02I23/2016 E $0.1341

$228,773.64
$ 15,092.00 $492,00

$82,779.38$311,553.00
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